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Xt = 8.42(Yt−1 −Xt−1)
Yt = Xt−1(45.92− Zt−1)− Yt−1
Zt = Xt−1Yt−1 − 4Zt−1.
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Sample Autocorrelation Function (ACF)
d\e f g h i j k e l mnRo































pq r j k s e f t uvh e q kxwyk s e f t





















































ôõ øýMû4ß;õ ýúH'Fòûﬀ2 )ó õ  )ßC:òö
 ü  ôßCõ ô J = 7 òý4þ
P = 15 øýYô cﬂ9õ úûù c$4[ø/ú
 ô.øù 7õ ýøùYòXôõ øý














































(Yt, Yt−1) (Yt, Yt−76)
























ô ~øþ ü ü õ ýú2øõ ý4þ%ß
	
  )þ¥¦5ýøõ ýú2ß;û4óøþ$































































































 :øùúòýõ G)òXôõ øý/õ ý4ß;õﬀþ =ô )ßR 
ô(=øóü øû4þß&ôßR  Yß,ô4òXô8ô Møùﬀõ ôß"ﬀ2 ü øýúôø












































¶x¾R¶ ºÅ×¿Y¶ ºXµØ¾R½2¸¸?µØµÂ»ÂÊ§ÉX¾R¶ ºÅ
µÂÉÑ2¸?ÄÀ¶ ¸?¾5¿5ÂNÎ
¸¼ ¸%»¾¿Y¶ »À"ÙÚcÛÂºXµ^Ü5ÚCÝ?ÞÆ







































































































































































































ï2ðôﬁﬀﬂ	ﬃ÷ ö%ùﬁ3ó8ö%óyùﬁﬂ! ﬁ"$#ù"3ó8ö% 
T¸7¾(»ÉXµÈ ¶ º »À¶x¾Òú$ÉÑX¾R¸?Ä3»¶ Á
ºVÊ§¸¼ ¸?Ä3»¹¶xÄ%¶ »(È ¾R½2Á»


































































































































































































¹^¸¼ ¸?Ä3»¹¶xÄ%¶ »(Èﬁ¾R½2Á»<½¹¶xÄ%¸?¾ÉX¾R¶ ºÅÐ)ÂÉÑ2¸?ÄÀ¶ ¸?¾
¿5ÂNÎ
¸¼ ¸%»¾¿Y¶ »À<Ü5Ú)ÖÂºXµ^ÙÚFÆ


























































































































































































































































































































































































































































































































































































































n%®9¯È ?S-	QU QRX	f[ZXe:wyT \
Y$SU&Þ}Z
XpWQ>V
V_T Y[\¯aêà
µ²	¸	ÀÐ³¶µA¹+º
À%´´ÁF°]²a·yØ³¶À
ð
»-Á
ÅÕ	Õ	ÔÇ Ò$ÙÇ
¦
k	k
¨
×Q	QZoj
§>­	­Ú
n%®¯uQ>V«X	Y$`pQU QR_R
Q>V®SU \	X
Z
T R
^[{Q>V7QRŁS|[|[U TWSaR
T X	Y$V-¯apà
º%Ð!²a·¸:â}»a½ ³K·[Á¹&²aº%³´Á
ÅÕ	ÕÒdÇ
¦
k
Öa¨
wpSf[QZFo7j
§>­	­
k	n%®}¯È¬Y[X	TV_Q{Z
Q>`pf$W%R
T X	Y{QR
^[Xp`
eIX	Z4V_T \	Y$SUVeIZ
X	«Y[X	Y[U T Y[Q>SZV_pV1R
Q!V-¯a
¹}Ñy¾-´%³¶µ²ØÁ
ÃÔaÁŁÅÕ	ÙÆzÂyÄ	Å	Ç
¦
k
Ú¨
S	QY$V+oj
§>­	Ê[§
n%®¯PQR
Q>W%R
T Y[\V1R
ZSY[\	QêSaR_
R
ZS	W%R
X	ZT YR
f[Z
b[f[U QY$WQ	FT Y¬`pyY$S{TWSU!V_pV1R
Q!V
SY$`ËR
f[Z
b[f[U QY$WQy¯a
À¸-´cØÇ ï²a·¸²a·¸¿}Ç	d»aÍp·
ð
Á
ëÀº%½ ³K· °
á
º%³K·
ð
ÀºÇ
¦
k	m
¨
Xp`[`Ër\`pQY£¤oj
§>­	­yø
n%®@¯%¥7V
V_QYR
TSUŁ?S-	QU QRV
eIX	ZwRSaR
TV1R
TWSUFÈ@|[|[U TWSaR
T X	Y$V:SY$`ßPtSaRSÈ@Y$SU 
V_TV-¯a
ë&³Kº	>Ñ[²y´ÀºÁ}ë»-´%±z»a·[ÁŁÅÕ	Õ[ú-Ç
¦
k
òa¨
X	Y[\Ëôo9j
§>­	­
ln%®¯s@X	Y[U T Y[Q>SZV_pV1R
Q!V®@S£`p
Y$S{TWSUS|[|[Z
XpW^¯a
õ
Î»aº
¸¹+Í$¼½ Ç
